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STATE OF SOUTH CAROLINA )
) BEFORE THE
(Caption of Case) PUBLIC SERVICE COMMISSION
) OF SOUTH CAROLINA
: “ )
. 4 / ) COVER SHEET
8ing: )
D )
Deve:__4A ) Numper: 2001 _ 410 _ G
Date; /. E //7 / Q ; NUMBER: -
Time: 3_4 30 )
' =)
(Please type or print)
Submitted by: Piedmont Natural Gas SC Bar Number:
Telephone: 704-731-4560
Address: PO Box 33068 Fax: 704-364-1395
Charlotte, NC 28233 Other:
Email: jenny.furr@piedmontng.com

NOTE: The cover sheet and information contained herein neither replaces nor supplements the filing and service of pleadings or other papers
as required by law. This form is required for use by the Public Service Commission of South Carolina for the purpose of docketing and must
be filled out completely.

DOCKETING INFORMATION (Check all that apply)

0 Request for item to be placed on Commission's Agenda

] Emergency Relief demanded in petition expeditiously
Other: \onthly Analysis of Deferred Account - Hedging Program

INDUSTRY (Check one) NATURE OF ACTION (Check all that apply)
[] Electric [ Affidavit [] Letter [ ] Request
[] Electric/Gas [JAgreement [ JMemorandum [] Request for Certification
[] Electric/Telecommunications [] Answer [ ] Motion [ ] Request for Investigation
[ ] Electric/Water [] Appellate Review [ ] Objection []Resale Agreement
[] Electric/Water/Telecom. (] Application [] Petition [[] Resale Amendment
[] Electric/Water/Sewer (] Brief [[] Petition for Reconsideration [ ] Reservation Letter
Gas [[] Certificate [] Petition for Rulemaking [] Response
(JRailroad [ ]Comments [_] Petition for Rule to Show Cause [ Response to Discovery
[] Sewer [] Complaint [_]Petition to Intervene [ ] Return to Petition
[[] Telecommunications [ ] Consent Order (] Petition to Intervene Out of Time [ ] Stipulation
[ ] Transportation [] Discovery []Prefiled Testimony [ ] Subpoena
[ Water (] Exhibit [ ] Promotion [] Tariff
[] Water/Sewer [] Expedited Consideration (] Proposed Order [] Other:
[:] Administrative Matter [ ] Interconnection Agreement [] Protest :

D Other:

|:| Interconnection Amendment [:] Publisher's Affidavit
[ ] Late-Filed Exhibit Report




‘ Piedmont
Natural Gas

December 12, 2016

Ms. Jocelyn Boyd

Chief Clerk and Administrator

Public Service Commission of South Carolina
101 Executive Center Drive, Suite 100
Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.
Dear Ms. Boyd:

Enclosed is Piedmont’s Deferred Account-Hedging Program report for the period end September
30, 2016.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr ﬁ _
Manager — Regulatory Reporting 1N D
704-731-4560 . ﬁﬁﬁl

Jenny.Furr@Piedmontng.com

0 19 1018
G
?SC s =
Enclosures \\hP\“—’DM o =
c M
zm
2T
3
C: ORS T
S
— o)
an
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Pledmont Natural Gas Compary
Deferred Acct.-Hedging Program
Acct #19101 (X2068)

8C

Beginning Balance
Expenditures: BP
Purchasa of Financial Instr.
Opftion Premium
Margin Requirement
Recelpta:
Proceeds from posilions
Expanditures: ADM
Purchase of Financial Instr,
Optlan Premium
Fees
Margin Requirement
Consuitant Fees
Service Fee
Program Development
Cther
Receipts:
Proceeds from positions
Fees
Interast from brokerage acct.
PM interest ad].
Transfer to COG Deferred Acct
Other
Balance before interest
Retum calculated
Balance due (customer)/company
Transfer to 25304 Defemed Acct
Balance due after transfer
G/L Balance
GL Bal. lass Balance due / Difference
Interest Caleutation:
Avg. Batance for the month

Retum rate for the month

Annual altowed return rate

[
=3

Dec-15 Jan16 Feb-18 Mar-16 ADr-16 May-16 Jun=16 Filiali] Ag-16 Sep-16

- - - - . - I . . I .
63,520.00 95,960.00 32,200,00 66,5650.00 58,640.00 16,800.00 12,375.00 - {2,840.00} (8,760.00)
930.00 1,472.50 434,00 945,50 85250 248,00 170.50 - 62.00 93.00
748,00 746.00 748,00 748.00 746.00 746.00 746.00° - 748,00 746.00 746.00
- - 24.60 8.20 8.20 8.20 8.20 8.20 8.20 8.20 8.20
65 196.00 98,178.50 33,404.60 68 .249.70 60,246.70 17,602 20 13,209.70 8.20 754.20 (2,023.80) (7.912.80)
65.196.00 98,178.50 33 404,60 68,240.70 60,246.70 17,802.20 13,299.70 820 768.20 (2.023.80) (7.812.80)
{65,196.00) {98,178.50) (33,404.60) (68,249.70) (60,246.70) (17,802.20) {13,200.70) (8.20) (754.20) 202380 7.012.60
0.00 0.00 0.00 0.00 0.00 a.00 0.00 0.00 0.00 0.00 0.00
0.00 0.00 {748.00) 0.00 0.00 0.00 746.00 0.00 0.00 0.00 0.00

s - (746.00} A - - 748,00 - - . .
32,508.00 40,089.25 16,702.30 34,124.85 30,423.35 8,001.10 6,649.85 § 410 377.10 {(1.011.80) §  {3.956.40)
0.0000% 0.0000% 0.0000% 0.0000% 0.0000% 0,0000% 0.0000% 0.0000% 0.0000% 0.0000% 0.0000%

- R N R . - -5 . N . 8 -
0.0000% 0.0000% 0.0000% 0.0000% 0.0000% 0.0000% 0.0000% 0.0000% 0.0000% 0,0000% 0.0000%



Piedmont Natural Gas
Reconciliation of ADM statement to SC Hedging Activity and Recon

September 2016
6 A
<A
- A
- A
- A
- A
- A
- A
- A
6 YofAs
1850 Commission and Fees rate
)] 93.00 Total Commission and Fees (Expenditures)
(8,667.00) B
B
- B
- B
- B
- B
- B
_- B
(8,667.00) TofB's
{2) 93.00 Less: Fees (Expenditures)
(1) {8,760.00) ©Option Premium
] . Activity in Account
Debits (D) Credits (C)
4,60
8,667.00 | The ($4.60) credit was reflected in our reporting
8.667.00 {but not accrued) in August '16, although it was not
reflected in the ADM stmt.
|
) °.L D's 8.671.60 8,687.00 T ofC's

8,667.00 FofCs
(8,671.60) FofD's
)] {4.60) P&L and Cash Activity per ADM statement
- Reverse ADM accrued previous month
_____ -.  ADM accrual in current month
(4.80Y PA&L and Cash Activity

prp——



PIEDMONT NATURAL GAS CO

SOUTE CAROLINA ACCOURT
ATTN ROB THORNTON
PO BOX 33068

CHARLOTTIE NC 28233-3060

ADM Investor Services, Inc.

A Suhsidiary of Archer Daniels Midiand Company
2100A Board of Trade Building

141 W_ Jackson Boulevard

Chicago, [L 60604

WWW.ADMIS.COM

STATEMENT DATE:

ACCOUNT NUMBER:

SALESMAN NUMBER:

INTRODUCED EY:

MONTHLY COMMODITY STATEMENT

SEP 30, 2016
121 x2068
121 X121

RBC WEALTE MANAGEMENT
(704} 264-2767

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THEAT YOU

ARE UMABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0451 or 312/242-7200.

* % & k Rk & * * * * YOUR ACTIVITY THIS MONTRBH ® ok ok ok ok ok kW & %k * K K
DATE LONG/BUY SHRT/SELL DESCRIPTION . EX PRICE/LEGND CC DEBIT CREDIT
5/07/6 r COMM CREDIT ADJUSTMENT TUS 4.60
- 200cM 000D
s/08/6 WIRF OUT WIRESNT US 4.60
WIRE TRANSFER DISEURSED
9/21/6 EXER 6 NGVE 2850 CALLS . 'ADJUSTMENT US’ 8.667.00
07LND . 02850 L w0
5/27/6 & CALL.OCE 16.NYM NAT. GAS E 2850 € EXFIKE TUS .00
BM’TR@E“ te .
s, ¥ w7 . - " -
9/28/6 7 CALL OCT 16 NI MAT GAS E 3000 C . EXPIRE | .00
8/28/6 6 CALL-OCT 16 NYM NAT GAS E 3050 ¢ "EXPIRE! US .00
9/28/6 6 CALL OCT 16 NYM NAT GRS E 3450 C EXPIRE" "0Si .00
5/28/6 7 - CALE QCT 16 NYM NAT GAS E 3500 © «EXPIRE. 08 .00
9/28/6 *  “WIRF-DUT B I us -8, 667.00
WIRE TRANSFER DISBURSED # .
Fiz s G ae w
Rk %S kRN Rk ke we s POSITIONS IN Y OUR: A.&;&;é:.ﬁnlmi-'}fwun*n*tt*twn**t**w
= ER A AT
12/16/5 13 CALL DEC 16 NYW NAT GAS E 3250 C ~1020. 8- 17,732.00
13 OPTION VALUE L1364 17,732.00%
. EXPIRE 11/25/16, "
AVERAGE L.ONG: 10200
LAST TRADE.DATE: 11/25/16
11/03/5 ; 44 CALL NOY 16 NYM NAT GAS E 3350 C .112¢ Us 6,556.00
44 OPTION MARKET VALUE .0149 6,556.00%
- EXPIRE 10/26/16
- AVERAGE LONG: .11200
LAST TRADE DATE: 10/26/16
3/31/6 2 CALL APR 17 NYM NAT GAS E 3350 ¢ L1130  us 3,242.00
3/31/6 14 CALL APR 17 NYM NAT GAS E 3350 C .1120  Us 22,694.00
4/07/6 16 CALL APR 17 NYM NAT-GAS E 3350 C ,1050 U5 25,936.00
32+ OPTION T VALUE- [ C | 11621 51,872.00%
_ EXPIRE 3/287/17
AVERAGE, LONG: .10900
LAST TRADE DATE:  3/28/17
12/01/5 is CALL DEC 16 NYM NAT GAS E 3450 C L1110 us 30,058.00
age OPTION MARKET VALUE -0791 30,058.00%
, .  EXPIRE 11/25/16
AVERAGE LONG: .11100
LAST TRADE DATE: 11/25/16
5/13/6 11 CALL MAY 17 NYM NAT GAS E 3550 C .1125 us 11,550.00
11 OPTION MAREET VALUE .10590 11,550.00%

EXPIRE 4/25/17
AVERAGE LONG: .11250
LAST TRADE DATE: 4/25/17

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR
OBJECTIONS CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECTAND RATIFIED.
BUBJECTTO TERMS AND CONDNTIONS ON REVERSE EIDE

RETAINFOR TAX RECORDS

CODED SYMBOLIARE EXPLAINED ON REVERSE SID8




2100A Board of Trude Building
141 W Jackson Boulevard

ADM Investor Services, Inc.
A Subsidiary of dreher Daniels Midland Compeary

MONTHLY COMMODITY STATEMENT

Chicago, [L 60604 STATEMENT DATE: SEP 30, 2016
WWW.ADMIS.COM ACCOUNT NUMBER: 121 X2068
PAGE 2 SALESMAN NUMBER: 121 X121
INTRODUCED B¥: RBC WEALTH MANAGEMENT
(704)264-2767
PIEDMONT MATURAL GAS €O IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTE CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITHE YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT
2/23/6 14 CALL JAN 17 NYM NAT GAS E 3600 < L1040 US 21,532.00
14+ OPTION MARKET VALUE " .1538 21,532.00%
EXPIRE 12/27/16
AVERAGE LONG: 210400
LAST TRADE DATE: 12,(27_7;6‘
2/23/6 16 CALL FEB 17 N¥it ‘NAT.GAs E 3800 € .1060 US 27,680.00
1% OPTION, MARRET VALUE  * - 1730 27,680,00%
s ERPIRE -1/26Y17 , - -
AVERAGELONG: 7 10600 g .
1aST TRADE.DATE:  1/86/17 .
o v % 45 5
1/04/6 28 -GpLL AN 170MVM NAT GAS E 3850 c©  .1150 ©S 28,308.00
28+ OPTION MARKET VALUE 1011 28,308.00%
e EXPIRE 12/27/16
AVERAGE LONG: .11500
LAST TRADE DATE: 12/27/16 .
2/01/6 31 CALL FEB 17 NYSLHAT GAS E 4100 ¢ JA130  Us 37,634.00
31+ OPTION MARKET VALUE 21214 37,634.,00%
EXPIRE 1/26/17
AVERAGE LONG: 31300 -
LAST TRADE PATE:  1/26/17
3/02/6 39 CALL MAR 17 NYM NAT GAS E 4250 C .1040 US 50,622.00
39w OPTION MARKET VALUE .1298 50,622.00*

1. BEGINNING ACCT BALANCE
2, P&L AND CASH ACTIVITY
3, ENDING ACCT BALANCE

4. NET FUTURES P&L

%, NET OPTION PREMIUM

8. OPTIONS MARKEI VALUE

9. ACCT VALUE ATEMDRKET
1ll. CONVERTED ACCT VALUE US
1

FUTURES P&L !
OPTION PREMIUM

EXPIRE 2/23/17
.10400

2/23/17

AVERAGE LONG:
LAST TRADE DATE:

ko SEG 'USD Tk
000 L.
00 .
_ .00 :
’ Y 4.60
., . B,667.00
Y '283,544.00

283,544.00
283,544.00

#+a CURRENT MONTH.w**

us h “4.60 °
us 8,667.00

#vs VEAR-TO-DATE #%*

4.60
177,775.10-

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR
OBJECTIONS CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT 1S CORRECTAND RATIFIED.
EUBJECTTO TERME AND CONDITIONS ONREVERSE SIDE

RETAINFOR TAX RECORDS

CODED SYMBOLSARE EXPLAINED ON REVERSE SIDE




ADM Investor Services, Inc.

A Subsidiary of drcher Daniels Midland Company
21090A Board of Trade Building

141 W, Iackson Boulevard

Chicago, IL 60604

WWW.ADMIS.COM

2
ADM

PAGE 3

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON

PO BOX 33068
eamgrrx NC 28233-3060

STATEMENT DATE:
ACCOUNT NUMBER:
SALESMAN NUMBER:

INTRODUCED BY:

MONTHLY COMMODITY STATEMENT

SEP 30, 2016
121 X2068
121 X121

RBC WEALTH MANAGEMENT
(704) 264-2767

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIB

CUSTOMER SERVICE AT

1/800/654-0461 ox 312/242-7200.

L N B N B B A BN N B R B I N I NN IR BN ONE IR B BN BT BEE BN R TE BN I

ADMIS HAS IMPLEMENTED A $2.00 HARD COPY MATLED STATEMENT FEE.

TO AVOID THIS FEE, PLEASE CONTACT US AT GOGREEN@ADMIS.COM

FOR INFORMATICN ON RECEIVING YOUR STATEMENTS nyf‘ I .

R R EE E R R R R E R N e
T

* %+ ¥

B

LI BN BN B

& W

PLEASE REPORTANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR
OBJECTIONS CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT 1S CORRECT AND RATIFIED,

RETAINFOR TAX, RECORDS

SUBJECTTO TERMS AND CONDITIONS ON REVERSE SIDE

CODED SYMBCLSARE EXPLAINED ON REVERSE SIDE




South Garolina May-2016/April-2017 Review

Report as of 9/30/2016 Close

* Original Trade MMBtus Strike/Fixed Purchase Purchase Trade | Explration Realized | Net Value Realized
Period Tool 100unterpa_rty . ng_ate_ l;::ch::;i: Ptice _Price _ Cost/Proceeds | Expiration Date lI;ﬂ(:e Value Galn or (Loss) Feas
May-16 Call NYMEX 430/2015 220,000 $3.70 $0.1370 $30,140.00] 04/26/2016 E $0.000 50 ($30,140.00) $341.00
May-16 Call NYMEX 92212015 120,000 $3.25 $0.1100 $13,200.00] 04/26/2018 E $0.000 50 {$13,200.00} $186.00
May-16 Call NYMEX 10/28/2015 110,000 $2.90 $0.1030 $11,330.00] 04/26/2016 E $0.000 80 ($11,330.00) $170.50
May-16 Call NYMEX 181072015 110,000 $2.60 $0.0930 $10,230.00F 04/26/2016 E $0.000 30 {$10,230.00} $170.50
Jun-16 Call NYMEX 68132015 150,000 $3.65 $0.1280 $18,200.00] 057252016 E $0.000 30 ($19,200200} $232.50
Jun-16 Call NYMEX 10/52015] ~ = 80,000 $3.25 $0.1070 $8,560.00] 05R5RPMGE $0.000 50 {$8,560.00) $124.00
Jun-1§ Call . NYMEX 10/27/2015 70,000 $3.40 $0.1040 $7,280.00| 057252016 E $0.000 S0 ($7,280.00) $108 50
Jun-1§ Call 1NYMEX 12114/2015) 80,000 $2.60 . $0.0910 $7.280.00| 05252016 E $0.000 30 (57.280.00} $124.00
Jul-18 Call NYMEX 6/30/2015 70,004 $3.80 $0.1800 $9,100.00] 08/27/2016 E $0.000 50 _‘(59‘.‘( 00.00) $108.50
Jui-1§ Call . NYMEX 7&75?] 5§ 70,000 $3.75 ' $0.1230 $8,610.00| "06R27I2016 E $0.000 50 ($8.610.00) $108.50
Jul-1§ Call NYMEX 10/27/2015 70,000 $2.95 i $0.1510 $10,570.00 08/27/2016 E $0.000 50 -{$10,570.00) $108.50
Jul-16 Call NYMEX 10/28/2015 70,000 $3.05 i $0.1030 $7,210.00| .06/27/2016 E $0:000 50 ($7,210.00) $108.50
Jul-18 Call NYMEX 121712015 70,000 $2.75 ! $0.0930 $6,510.00| '08/27/2016 E $0.000 50 _]$6T51 0.00) $108.5Q
T Aug-1§ Call NYMEX 81412015 80,000 $3.65 $0.1310 $10,480.00( 07/2612016 E ! $0.000 30 (810,480.00) $124.00
Aug-16 Call . NYMEX 972212015 70,000 $3.45 $0.1130 $7,910.00] 07/28/2016 E $0.000 §0 ($7,910.00) $108:5()
Aug-18 Call b NYMEX ' 10/27/12015 80,000 $3.20 $0.1040 $8,320.00| O07/26/2016E ' $0.000 $0 ($8,320:00) $124i00
Aug-16 Call NYMEX 10/28/2015 70,000 $2.90 $0.1520 $1064000| 07/26/2016 E $0.000 50 " {310,840.00) $108.50
© Aug-16 Call ,  NYMEX | 121772015 80,000 $2.80 $0.0930 $7,44000] 07/26R2016 E "$0.000 $0 (57,440.00) $124.00
Sep-16 Call « NYMEX ! 8/3112015 40,000 $3.55 $0.1230 $4,920.00] 08/262016 E $0.000 $0 ($4,920.00) $62.00
Sep-16 Call + NYMEX 812212015 40,000 $3.80 $0.1130 $4,520.00( 08/26/2016 E $0.000 $0 (4,520.00) $62.00
Sep-16 Call - NYMEX 1012712015 30,00( $3.00 $0.1620 $4,860.00| 03/26/20M16 E $0.000 50 i—:“($4'.860.00) $46.50
- Sep-16 Call . NYMEX 1_1172872015 N 40,000 $2.95 $0.1520 $6,080.00( 08/26/2016 E '$0.000 $0 ($6,080.00 $62.00
Sep-16 Call NYMEX 12M16/2015 40,000 $2.80 $0.0870 $3,480.00| 08/26/2016 E $0.000 $0 ($3,480.00 $62.00
Sep—1q| Call (Soid) | NYMEX 8/26/2016) 40,000 $2.80 1 ($0.071D) ($2,840.00)| 08/26/2016 E $0.000 30 $2,840.00 $62.00
Oct-16 Call NYMEX 10712015 60,000 5345 ! $0.1180 §7.080.00] 092272016 E _ $0.000 50 ($§7.080.00) $83.00
Oct-1§ Call |i NYMEX 10/5/2015 70,000 $3.50 $0.1110 $7.770.00| 09/27/2016E $0.000 $0 ($7,770.00) $108.50)
Oct-16 Call NYMEX 10/27/2015 60,000 $3.05 $0.1620 $9,720.00( 09272H6 E $0.000Q $0 ($9,720.00) $93.00
QOct-16 Cail T NYMEX ! 10/28/2015 70,000 $3.00 $0.1550 $10,850.00] 092772016 E | $0.000 $0 ($10,850.00) $108.50
Qcl-16 Call ' NYMEX 1216/2015 60,000 $2.85 20.0830 $5,680.00) 09272016 E $0.000 $0 ($5,580.00) $93.00
Oct-18[ Call (Sotd) ‘NYMEX _9/27/2016 60,000 $2.85 {30.1460) f§$8',760‘.00) 0072712016 E $0.000Q $0 $8,760.00 $93.00
SUMMARY: 2,280,000 $247,270.00 %0 ($247,270.00) $3,534.00




South Carolina

Report as of 9/30/2016 Close

Poried -~ —- .- .

Original Purchase

Realized Value

Net Value Realized

, CostiProceeds Gain or (L.oss)
Closed Positions - May-2002/April-2003 Review $949,450.0Q| $2,424,270.00 $1,474,820.00
Closed Positions - May-2003/April-2004 Review $1,065,640.00| $400,810.00 ($664,830.00)
Closed Positions - May-2004/April:2005 Review $851,880:00|: $795,290.00 ($56,390.00)
Closed Positions - May-2005/April-2006 Review $2,463,690.00  $4,925,500.00 '$2,461,810.00
Closed Positions - May-2008/April-2007 Review $3,369,220.00 ($1,385,730.00) ($4,754,950.00)
Closed Positions - May-2007/April-2008 Review $2,908,420.00F  $1,159,981.00 ($1,748,439.00)
Closed Positions - May-2008/April-2009 Review $3,446,030.00] ($6,147,835.00) ($9,593,865.00)
Closed Positions - May-2009/April-2010 Review $3,599,735.00] ($12,587,530.00) ($16,187,265.00)
Closed Positions - May-2010/April-2011 Review $2,240,760.00| ($3,938,546.00) ($6,179,306.00)
Closed Positions - May-2011/April-2012 Review $1,339,250.00 $0.00 ($1,339,250.00)
Closed Positions - May-2012/April-2013 Review $967,950.00 $0.00 ($967,950.00)
Closed Positions - May-2013/April-2014 Reviéw ($574,216.37) $0.00 $574,216.37
Closed Positions - May-2014/April-2016 Review $435,179.27 $0.00 ($435,178.27)
Closed Positions - May-2015/April-2016 Review $841,635.25 $0.00 ($841,635.25)
Closed Positions - May-2016/October-2016 Review — $247,270.00 $0.00 ($247,270.00)
Total ClosediPaositions Review Periods $24,151,605.79] (514,353,790.00) (538,505,483.15)|
Open Positions Total 91,285.0 283,544.00 ($7,741.00)]
Closed/Open Postion TOTALS 442,978, 1070,246. (338,5013,224.15)




Open;Positions - South Carolina

Report as of 9/30/2016 Close )

MMBtus . 1 ' . Net Value vs.
Perjod Tool Counterparty | Trade Date| Purchased Per Strlke!F xed ! Purc.h ase Purchase : I}‘I‘rade I Expiration, hYMEX Market Price| Market Value Current Market

MoRR— - - Price 1} Price Cost/Proceeds, | Date I Value
Nov-16 Call NYMEX 111312015 440,000 $3.35 $0.1120 $468,280.00 10/26/2016 E $0.0149 $6,556.00 {$42.,724.00)
Dec-16 Call NYMEX 12M/2015 380,000 $3.45 $0.1110 $42,180.00 11/25/2016 E $0.0791 $30,058.00 {$12,122.00)
Dec-16 Call NYMEX 12162015 130,000 $3.25 $0.1020 $13,260.00 117252016 E $0.1364 $17,732.00 $4,472.00
Jan-17 Call NYMEX 1/4/2016 "~ 280,000 $3.85 $0.1150 $32,200.00 12272016 E $0.1011 $28,308:00 {$3,892.00)
Jap-17 Call NYMEX 212312016 140,000 $3.60 $0.1040 $14,56000 12/27/2016 E $0.1538 $21,532:00 $6,972.00
Feb-17 Call NYMEX 2112016 310,000 $4.10 $0.1180 $35,030.00 01/26/20M7E $0.1214 $37,634:00 $2,604.00
Feb-17 Call NYMEX 2/23/2016 160,000 $3.80 $0.1060 $16,860.00 01/26/2017 E $0.1730 $27,680.00 $10,720.00
Mar-17 Call NYMEX 3212016 390,000 $4.25 $0.1040 $40,560.00 02232017 E $0.1298 $50,622.00 $10,062.00
Apr-17 Call NYMEX 313112018 160,000 $3.35 $0.1130 $18,080.00 03/282017E $0.1621 $25,936.00 $7,856.00
Apr-17 Call NYMEX 41712016 160,000 $3.35 $0.1050 $16,80000 03/2820M7E $0.1621 $25,936.00 $9,136.00
May-17 Call NYMEX 511312016 110,000 $3.55 $0.1125 $12,37500 04/25/2017 E $0.1050 $11,550.00: (3825.00)

SUMMARY: 2,660,000 $201,285.00 $283,544.00 {$7,741:00)
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